PENGARUH PILKADA DKI JAKARTA PUTARAN KEDUA TAHUN 2017

TERHADAP REAKSI PASAR (EVENT STUDY PADA PERUSAHAAN

YANG TERGABUNG DALAM INDEKS KOMPAS 100 DI 

BURSA EFEK INDONESIA) by LILIS KURNIA SARI
DAFTAR ISI 
ABSTRAK  .........................................................................................................   i 
KATA PENGANTAR  ....................................................................................... iii 
DAFTAR ISI  ...................................................................................................... vi 
DAFTAR TABEL  ............................................................................................. ix 
DAFTAR GRAFIK  ........................................................................................... x 
DAFTAR GAMBAR  ......................................................................................... xi 
BAB I PENDAHULUAN  ..................................................................................  
1.1 Latar Belakang Masalah ................................................................... 1 
1.2 Rumusan Masalah ............................................................................ 9 
1.3 Tujuan Penelitian ............................................................................. 10 
1.4 Manfaat Penelitian ........................................................................... 10 
1.5 Sistematika Penulisan....................................................................... 11 
BAB II TINJAUAN PUSTAKA .......................................................................  
2.1 Landasan Teori ................................................................................. 13 
2.1.1 Teori Pasar Efisien  .............................................................. 13 
2.1.2 Pasar Modal  ......................................................................... 14 
2.1.3 Event Study  ......................................................................... 16 
2.1.4 Abnormal Return  ................................................................. 17 
2.1.5 Trading Volume Activity  .................................................... 19 
2.1.6 Likuiditas Saham  ................................................................. 21 
2.2 Pandangan Islam Terhadap Penelitian  ............................................ 23 
2.3 Penelitian Terdahulu  ....................................................................... 25 
2.4 Kerangka Pemikiran  ........................................................................ 28 
2.5 Defenisi dan Konsep Operasional Variabel Penelitian .................... 31 
 
 
BAB III METODE PENELITIAN ...................................................................  
3.1 Lokasi dan Periode Penelitian .......................................................... 35 
3.2 Jenis dan Sumber Data  .................................................................... 35 
3.3 Metode Pengumpulan Data  ............................................................. 35 
3.4 Variabel Penelitian ........................................................................... 36 
3.5 Populasi dan Sampel  ....................................................................... 36 
3.6 Teknik  Analisis Data ....................................................................... 37 
3.6.1  Analisis 1 .............................................................................. 37 
3.6.2  Analisis 2 .............................................................................. 39 
3.6.3  Analsisi 3  ............................................................................. 40 
3.6.4  Analisis Desksptif Data  ....................................................... 41 
3.6.5 Analisis Uji Normalitas  ....................................................... 41 
3.6.6 Uji Hipotesis ........................................................................ 42 
3.6.6.1 Uji Beda (t-test) Paired Sample T-Test  .................... 42 
3.6.6.2 Uji Beda Wilcoxon Signed rank  ............................... 43 
BAB IV GAMBARAN UMUM PERUSAHAAN ............................................  
4.1 Sejarah Pasar Modal  ........................................................................ 44 
4.2  Indeks Kompas 100 .......................................................................... 48 
BAB V HASIL PENELITIAN DAN PEMBAHASAN ...................................  
5.1 Deskripsi Hasil Penelitian  ............................................................... 49 
5.2 Perhitungan rata-rata Abnormal return  ........................................... 50 
5.3 Perhitungan Rata-rata Trading Volume Activity  ............................ 52 
5.4 Perhitungan rata-rata ikuiditas Saham  ............................................ 53 
5.5 Hasil Analisis Statistik Deskriptif Rata-Rata Abnormal Return, 
Trading Volume Activity, dan Likuiditas saham Sebelum dan 
Sesudah Peristiwa ............................................................................ 54 
5.6 Uji Normalitas  ................................................................................. 56 
5.6.1 Uji Normalitas Abnormal Return Sebelum dan Sesudah 
peristiwa  .............................................................................. 57 
5.6.2 Uji Normalitas Trading Volume Activity Sebelum dan 
sesudah peristiwa  ................................................................ 58 
5.6.3 Uji Normalitas Likuiditas saham Sebelum dan Sesudah 
Peristiwa  .............................................................................. 59 
5.7 Uji Hipotesis .................................................................................... 67 
5.7.1 Uji Hipotesis Perbedaan Abnormal Return Sebelum dan 
Sesudah Peristiwa Pilkada Dki Jakarta 2017  ...................... 60 
5.7.2 Uji Hipotesis Perbedaan trading Volume Activity Sebelum 
dan Sesudah Peristiwa Pilkada Dki Jakarta 2017  ............... 64 
5.7.3 Uji Hipotesis Perbedaan Likuiditas Saham Sebelum dan 
Sesudah Peristiwa Pilkada Dki Jakarta 2017  ...................... 68 
5.8 Pengaruh Peristiwa Pilkada DKI Jakarta Putaran Kedua Terhadap 
Abnormal Return, Trading Volume Activity, dan Likuiditas Saham 
 .......................................................................................................... 71 
BAB VI KESIMPULAN DAN SARAN  ..........................................................  
6.1 Kesimpulan  ..................................................................................... 75 
6.2 Saran  ................................................................................................ 76 
DAFTAR PUSTAKA 
LAMPIRAN 
DATA RIWAYAT HIDUP 
 
